where Z i is a n i ×1 vector of ones, X i = (x i1 , . . . , x in i )
T is the design matrix in the mean 
), we use a random walk Metropolis algorithm to sample from the conditional posterior
with the restriction g t1 ≤ 0. Note that here R i needs to be updated accordingly.
we use a random walk
Metropolis algorithm to sample from the conditional posterior
Note that here S i needs to be updated accordingly.
6. update σ
where K is the number of knots in the penalized splines andψ 1 .
where K is the number of knots in the penalized splines. 
